KY Teachers' Retirement System

Investment Holdings
March 31, 2009
Domestic & International Equities Shares/Units
3Com Corp 674,400
3M Co 186,900
99 Cents Only Stores 16,800
A O Smith 26,100
AAON Inc 13,600
AAR Corp 29,100
Aarons Inc 32,400
Abaxis Inc 13,700
ABB Ltd SZ ADR 489,000
Abbott Labs 448,600
Abercrombie & Fitch Co CL A 75,500
ABM Industries Inc 33,500
Acadia Realty Trust 20,771
Accenture Ltd CL A 108,100
Ace Ltd 229,300
ACI Worldwide Inc 12,900
Actel Corp 11,600
Activision Blizzard Inc 26,146
Actuant Corp 29,100
Acuity Brands Inc 38,400
Acxiom Corp 77,100
Adaptec Inc 73,500
ADC Telecommunications Inc 43,500
Administaff Inc 14,700
Adobe Systems Inc 149,100
Adtran Inc 24,500
Advance Auto Parts 66,200
Advanced Energy Industries | 16,600
Advanced Micro Devices 126,300
Advent Software Inc 6,800
AECOM Technology Corp 34,200
Aeropostale Inc 30,250
AeroVironment Inc 12,100
AES Corp 168,200
Aetna Inc 211,530
Affiliated Computer Services 26,200
Affiliated Managers Group 28,000
Affymetrix Inc 17,300
AFLAC Inc 1,165,617
Agco Corp 96,000
Agilent Technologies Inc A 319,985
Agilysys Inc 11,505
AGL Resources Inc 28,300
Air Methods Corp 7,200
Air Products and Chemicals 55,900
Airgas Inc 37,100
Airtran Holdings Inc 40,600
AK Steel Holding Corp 30,500
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KY Teachers' Retirement System

Investment Holdings
March 31, 2009
Domestic & International Equities Shares/Units
Akamai Technologies Inc 44,100
Alaska Air Group Inc 50,480
Albany International Corp CL 13,200
Albermarle Corp 34,600
Alberto-Culver 24,500
Alcoa Inc 593,358
Alcon Inc 46,000
Alexander & Baldwin Inc 18,000
Alexandria Real Estate Equit 16,900
Alkermes Inc 129,700
Allegheny Energy Inc 32,900
Allegheny Technologies Inc 107,372
Allergan Inc 380,196
Allete Inc 19,900
Alliance Data Systems Corp 73,430
Alliance One International 101,300
Alliant Energy Corp 72,000
Alliant Techsystems Inc 12,400
Allianz SE GM ADR 228,000
Allied World Assurance Co HI 57,430
Allstate Corp 683,894
Almost Family Inc 4,900
Alnylam Pharmaceuticals Inc 12,500
Altera Corp 89,000
Altria Group Inc 1,486,000
Aluminum Corp of China Ltd 252,000
Amazon.com Inc 99,900
AMB Property Corp 39,300
Amcol International Corp 11,600
Amedisys Inc 19,067
Ameren Corp 53,100
American Capital Agency Corp 12,600
American Eagle Ouffitters 126,050
American Electric Power 334,000
American Express Co 915,300
American Financial Group Inc 89,330
American Greetings Corp CL A 12,000
American International Group 85,507
American ltalian Pasta 3,755
American Medical Systems 64,100
American Oriental Bioenginee 37,200
American Physicians Capital 4,400
American Public Education In 43,860
American Science & Engineeri 5,800
American States Water Co 10,600
American Tower Corp 490,149
American Vanguard Corp 11,100
Americredit Corp 42,600
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KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Domestic & International Equities Shares/Units
Amerigroup Corp 36,700
Ameriprise Financial Inc 249,820
Amerisafe Inc 55,500
AmerisourceBergen Corp 45,600
Ametek Inc 39,600
Amgen Inc 875,749
Amicus Therapeutics Inc 9,400
AMN Healthcare Services Inc 21,700
Amphenol Corp CL A 311,500
Amsurg Corp 31,380
Amtrust Financial Services | 9,200
Anadarko Petroleum Corp 407,424
Analog Devices 361,000
Analogic Corp 8,200
Andersons Inc 14,500
AngioDynamics Inc 24,400
Anixter International Inc 15,100
Annaly Capital Management In 247,200
AnnTaylor Stores Corp 16,400
Ansys Inc 39,800
Anworth Mortgage Asset Corp 143,100
Aon Corp 77,075
Apache Corp 92,402
Apartment Investment & Mgmt 99,146
Apogee Enterprises Inc 36,400
Apollo Group Inc CL A 62,500
Apple Inc 465,800
Applied Industrial Technolog 24,525
Applied Materials Inc 2,664,600
Applied Micro Circuits Corp 25,063
Applied Signal Technology In 9,900
Appollo Investment Corp 52,900
Aptargroup Inc 30,800
Aqua America Inc 55,356
Arbitron Inc 45,300
Arch Chemicals Inc 15,900
Arch Coal Inc 98,500
Archer-Daniels Midland 235,866
Arena Pharmaceuticals Inc 43,800
Arena Resources Inc 12,500
Argo Group Intl 9,200
Arkansas Best Corp 15,500
Armstrong World Inds New 21,005
ArQule Inc 12,900
Arris Group Inc 110,297
Arrow Electronics Inc 35,300
Arthur J Gallagher & Co 34,400
Artic Cat Inc 6,100
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Ashland Inc 26,178
Aspen Insurance Holdings Ltd 10,700
Associated Banc Corp 42,600
Assurant Inc 25,200
Astec Industries Inc 12,300
Astoria Financial Corp 161,300
Astrazeneca PLC ADR 153,000
AT&T Inc 3,648,801
ATC Technology Corp 25,700
Atheros Communications Inc 101,900
Atlantic Tele-Network Inc 10,600
Atmel Corp 164,600
Atmi Inc 20,200
Atmos Energy Corp 84,100
Atwood Oceanics Inc 34,600
Au Optronics Corp TW ADR 198,676
Audiovox Corp 9,400
Autodesk Inc 60,000
Automatic Data Processing In 151,700
AutoNation Inc 37,000
Autozone Inc 11,900
Avalonbay Communities Inc 21,354
Avery Dennison Corp 24,100
Avid Technology Inc 15,490
Avista Corp 53,000
Avnet Inc 56,800
Avocent Corp 130,400
Avon Products 112,200
Axis Capital Holdings Ltd 147,220
Axsys Technologies Inc 5,600
AZZ Inc 9,194
BB & T Corp 166,570
Baillie Gifford Intl EAFE Fu 292,679,164
Baker Hughes Inc 393,440
Balchem Corp 13,700
Baldor Electric Co 29,000
Ball Corp 26,400
Bally Technologies Inc 10,600
Banco Santander Central ADR 523,000
Banco Santander Chile SA New 198,000
BancorpSouth Inc 26,700
Bank Mutual Corp 29,600
Bank New York Mellon Corp 686,075
Bank of America Corp 1,855,094
Bank of Hawaii Corp 18,500
Bank of Nova Scotia CA ADR 115,000
Bankrate Inc 10,200
Bard (CR) Inc 26,500
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Domestic & International Equities Shares/Units
Baring Focused Intl Equity 2,523,833
Barnes & Noble Inc 11,500
Barnes Group Inc 26,000
BASF AG ADR 42,000
Basic Energy Services Inc 15,100
Baxter International Inc 165,500
BE Aerospace Inc 36,800
Beacon Roofing Supply Inc 18,200
Beckman Coulter Inc 80,300
Becton Dickinson 63,200
Bed Bath & Beyond Inc 701,386
Bel Fuse Inc CL B 5,900
Belden Inc 42,400
Bemis Co 26,700
Benchmark Electronic Inc 89,025
Berkley WR Corp 51,763
Berkshire Hills Bancorp Inc 7,500
Best Buy Co Inc 969,125
BHP Billiton Ltd ADR 98,000
Big 5 Sporting Goods Corp 11,300
Big Lots Inc 292,420
Bill Barrett Corp 16,400
Bio Rad Labs Inc 15,950
Biogen IDEC Inc 80,340
BioMed Realty Trust Inc 50,500
Bio-Reference Laboratories | 9,700
BJ Services Co 76,500
BJ's Wholesale Club Inc 110,200
Black & Decker Corp 16,500
Black Box Corp 12,900
Black Hills Corp 11,600
Blackbaud Inc 27,400
Block H & R 83,400
Blue Nile Inc 6,700
Bluecoat Systems Inc 30,300
Bluelinx Holdings Inc 38,600
Blyth Inc 2,000
BMC Software 237,800
Bob Evans Farms 11,200
Boeing Co 217,944
BOK Financial Corp 41,100
BorgWarner Inc 397,800
Boston Beer Inc 6,600
Boston Private Financial Hid 31,700
Boston Properties Inc 29,200
Boston Scientific Corp 306,962
Bowne & Co Inc 12,953
Boyd Gaming Corp 22,500
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Brady Corp

Brandywine Realty Trust
BRE Properties Inc

Briggs & Stratton

Brightpoint Inc

Brinker International Inc
Brink's Co (The)

Brinks Home Security Holding
Bristol Myers Squibb Co
Bristow Group Inc

British American Tobacco A
Broadcom Corp CL A
Broadridge Financial Solutio
Brookline Bancorp Inc
Brooks Automation Inc
Brown & Brown Inc

Brown Forman Inc

Brown Shoe Inc

Brunswick Corp

Brush Engineered Materials
Buckeye Technologies Inc
Buckle Inc

Bucyrus Intl Inc

Buffalo Wild Wings Inc
Burlington Northern Santa Fe
C & D Technologies Inc
CDICorp

C H Robinson Worldwide Inc
CAlInc

Cabelas Inc

Cabot Corp

Cabot Microelectronics Corp
Cabot QOil & Gas Corp

Caci International Inc
Cadence Design System Inc
Calgon Carbon Corp
California Pizza Kitchen Inc
Callaway Golf Co

Cal-Maine Foods Inc
Cambrex Corp

Camden Property Trust
Cameron International Corp
Campbell Soup

Canadian Natl Ry Co

Canon Inc

Cantel Medical Corp
Capella Education Co
Capital One Financial Corp
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30,800
319,800
19,100
31,300
32,000
63,850
18,800
15,900
1,219,610
18,300
140,400
733,650
111,400
37,700
31,292
48,900
24,875
20,050
38,400
13,400
24,500
14,950
29,900
13,400
218,135
5,500
7,700
58,300
368,962
25,500
28,300
14,400
25,500
22,900
84,000
68,650
16,300
24,600
15,900
16,300
23,700
58,000
54,200
169,000
125,500
24,000
10,900
124,131



KY Teachers' Retirement System

Investment Holdings
March 31, 2009
Domestic & International Equities Shares/Units
Capstead Mortgage Corp 86,200
Carbo Ceramics Inc 13,050
Cardiac Science Corp 24,800
Cardinal Financial Corp 26,100
Cardinal Health Inc 592,075
Career Education Corp 27,800
Carlisle Cos Inc 23,000
Carmax Inc 84,200
Carnival Corp 896,949
Carpenter Technology 13,600
Carters Inc 51,500
Cascade Bancorp 18,500
Cascade Corp 4,200
Casey's General Stores Inc 38,200
Cash America International | 18,300
Castle AM & Co 7,700
Catalyst Health Solutions In 28,900
Catapult Communications Corp 4,900
Caterpillar Inc 375,700
Cathay General Bancorp 18,400
Cato Corp CL A 18,000
CB Richard Ellis Group Inc A 1,188,582
CBS Corp CL B 182,886
CEC Entertainment Inc 11,100
Cedar Shopping Centers 35,200
Celadon Group Inc 44,500
Celanese Corp Del 278,000
Celera Corp 50,110
Celgene Corp 113,900
Centene Corp 33,300
Center Financial Corp 27,520
Centerpoint Energy Inc 275,852
Centex Corp 31,200
Central Garden & Pet Co 10,100
Central Garden & Pet Co CL A 46,700
Central Pacific Financial Co 17,900
Central Vermont Public Servi 8,400
Century Aluminum Co 35,800
CenturyTel Inc 98,650
Cephalon Inc 56,600
Ceradyne Inc 32,050
Cerner Corp 25,500
CF Industries Holdings 40,970
CH Energy Group Inc 11,900
Charles River Laboratories 22,200
Charlotte Russe Holding Inc 12,400
Chart Industries Inc 10,600
Chattem Inc 11,700
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Domestic & International Equities Shares/Units
Checkpoint Systems Inc 24,700
Cheesecake Factory 21,700
Chemed Corp 17,100
Chesapeake Energy Corp 153,200
Chevron Corp 1,251,567
Chicago Bridge & Iron Co 410,000
Chico's Fas Inc 50,500
Childrens Place Retail Store 15,300
China Life Insurance Co Ltd 80,000
China Mobile Limited 151,000
Chipotle Mexican Grill CL A 14,800
Chiquita Brands Internationa 31,400
Christopher & Banks Corp 18,900
Chubb Corp 101,500
Chunghwa Telecom Co Ltd 157,706
Church & Dwight Co Inc 29,400
Ciber Inc 34,600
Ciena Corp 17,442
Cigna Corp 74,100
Cimarex Energy Co 67,500
Cincinnati Bell Inc 77,400
Cincinnati Financial Corp 43,830
Cintas Corp 65,470
CIRCOR International Inc 18,900
Cisco System Inc 4,041,018
CIT Group Inc 30,400
Citi Trends 10,720
Citigroup Inc 1,393,900
Citrix Systems Inc 47,300
City Holding Co 15,890
City National Corp 112,400
CKE Restaurants Inc 34,100
Clarcor Inc 25,800
Clean Harbors Inc 7,700
Clearwater Paper Corp 8,218
Cleco Corp 38,000
Cliffs Natural Resources Inc 91,370
Clorox Co 36,800
CME Group Inc 86,237
CMS Energy Corp 34,900
CNH Global N V 392,000
Cnooc Ltd CH ADR 24,000
Coach Inc 316,540
Coca Cola Co 517,545
Coca Cola Co Enterprises 71,600
Coca Cola FEMSA SAB de CV 180,000
Cognex Corp 25,300
Cognizant Tech Solutions 74,600
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KY Teachers' Retirement System

Investment Holdings
March 31, 2009
Domestic & International Equities Shares/Units
Coherent Inc 6,700
Cohu Inc 12,200
Coinstar Inc 17,500
Coldwater Creek Inc 14,300
Colfax Corp 16,700
Colgate Palmolive Co 132,300
Collective Brands Inc 96,760
Colonial Bancgroup Inc 63,600
Colonial Properties Trust 31,400
Columbia Banking System Inc 8,900
Comcast Corp CL A 2,094,736
Comcast Corp-Special CL A 1,158,591
Comerica Inc 164,080
Commerce Bancshares Inc 19,675
Commercial Metals Co 44,200
Commscope Inc 31,623
Community Bank System Inc 20,500
Community Health Systems Inc 77,800
CommVault Systems Inc 40,400
Companhia Vale do Rio Doce 360,000
Compass Diversified Holding 80,800
Compass Mineral Internationa 3,880
Complete Production Services 39,600
Computer Programs & Systems 7,500
Computer Sciences Corp 445,900
Compuware Corp 78,600
comScore Inc 12,100
Comstock Resources Inc 54,250
Comtech Telecommunications 15,200
Conagra Foods Inc 127,800
Concur Technologies Inc 32,200
Conmed Corp 21,500
ConocoPhillips 1,089,582
Consolidated Edison Inc 67,200
Consolidated Energy Inc 47,400
Consolidated Graphics 17,900
Constellation Brands Inc A 437,800
Constellation Energy Group | 46,250
Contango Oil & Gas Co 1,900
Continental Resources Inc 19,860
Convergys Corp 139,790
Con-Way Inc 16,900
Cooper Cos Inc 29,000
Cooper Industries Ltd CL A 47,000
Copart Inc 22,608
Core Laboratories N V 91,000
Corinthian Colleges Inc 31,700
Corn Products International 27,800
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Corning Inc 1,059,855
Corporate Executive Board Co 11,700
Corporate Office Properties 2,000
Corrections Corp of America 46,300
CorVel Corp 26,250
Costco Wholesale Corp 114,272
Courier Corp 5,000
Cousins Properties Inc 15,700
Covance Inc 28,300
Coventry Health Care Inc 73,150
Covidien Ltd 422,361
Cracker Barrel Old Country S 11,400
Crane Co 17,200
Cree Inc 32,200
Crocs Inc 38,700
Cross Country Healthcare Inc 23,200
CryolLife Inc 20,900
CSG Systems International In 64,800
CSX Corp 110,500
CTS Corp 20,800
Cubic Corp 9,900
Cubist Pharmaceuticals Inc 115,900
Cullen Frost Bankers Inc 21,900
Cummins Inc 57,400
Curtiss Wright Corp 26,500
CV Therapeutics Inc 13,900
CVS/Caremark Corp 977,703
Cyberonics 32,400
CyberSource Corp 43,193
Cymer Inc 15,200
Cypress Biosience Inc 19,000
Cypress Semiconductor Corp 86,800
Cytec Industries Inc 17,500
Cytokinetics Inc 215,200
D R Horton Inc 70,500
Daktronics Inc 25,600
Danaher Corp 426,200
Darden Restaurants Inc 37,200
Darling International Inc 108,000
Data Domain Inc 38,100
DaVita Inc 81,200
DCT Industrial Trust Inc 18,500
DealerTrack Holdings Inc 25,200
Dean Foods Co 34,200
Deckers Outdoor Corp 8,200
Deere & Co 115,800
Dell Inc 740,230
Delphi Financial Group Inc 27,275
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Deltic Timber Corp 6,500
Deluxe Corp 20,100
Denbury Resources Inc 187,580
Dentsply International Inc 37,800
Desarrolladora Homex 231,000
Developers Diversified Realt 32,200
Devon Energy Corp 114,600
Devry Inc 27,412
Diageo Plc 139,000
Diamond Foods Inc 12,300
Diamond Offshore Drilling In 18,700
Diamondrock Hospitality Co 56,800
Dicks Sporting Goods Inc 31,800
Diebold Inc 28,500
Digi International Corp 15,700
Digital River Inc 12,000
Dime Community Bancshares 72,500
DineEquity Inc 11,000
Diodes Inc 14,400
Dionex Corp 11,400
Directv Group Inc The 337,900
Discover Financial Services 1,079,611
Dish Network Corp 156,800
Disney Walt Co (Holding Co) 584,782
Ditech Networks Inc 8,900
Dolby Laboratories Inc CL A 18,100
Dollar Financial Corp 27,900
Dollar Tree Inc 50,200
Dominion Resources Inc 1,104,224
Domino's Pizza Inc 21,700
Donaldson Co Inc 29,600
Donnelley (RR) & Sons 107,800
Douglas Emmett Inc 104,770
Dover Corp 722,440
Dow Chemical 245,712
DPL Inc 103,250
Dr Pepper Snapple Group Inc 77,300
Dreamworks Animation SKG A 29,300
Dress Barn Inc 29,200
Drew Industries Inc 9,700
Dril-Quip Inc 15,300
DSP Group Inc 18,100
DST Systems Inc 16,000
DTE Energy Co 42,900
Duke Energy Corp 500,884
Duke Realty Corp 55,900
Dun & Bradstreet Corp 16,200
DuPont (El) De Nemours 235,062
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Dycom Industries Inc 37,200
Dynegy Inc 637,292
Eagle Materials Inc 36,900
Earthlink Inc 19,100
East West Bancorp Inc 47,500
Eastgroup Properties Inc 18,800
Eastman Chemical Co 20,950
Eastman Kodak 75,800
Eaton Corp 38,100
Eaton Vance Corp 43,600
Ebay Inc 882,598
Ebix Inc 6,900
Eclipsys Corp 41,500
Ecolab Inc 45,400
Edison International 136,700
Edwards Lifesciences Corp 20,900
EHEALTH Inc 20,200
El Paso Corp 182,356
El Paso Electric Co 84,800
Electro Scientific Industrie 14,000
Electronic Arts Inc 79,400
Embarg Corp 38,343
EMC Corp 548,486
Emcor Group Inc 118,600
Emerson Electric Co 691,000
EMS Technologies Inc 10,100
Emulex Corp 175,950
Encore Acquisition Co 55,260
Endo Pharmaceutical Holdings 48,600
Energen Corp 77,680
Energizer Holdings Inc 22,800
EnerSys 31,100
EniSP A ADR 122,000
Enpro Industries Inc 12,200
Ensco International Inc 368,900
Entergy Corp 103,100
Entertainment Properties Tru 25,000
Enzo Biochem Inc 15,765
EOG Resources Inc 139,000
Epicor Software Corp 40,000
Epiq Systems Inc 22,150
EQT Corp 34,900
Equifax Inc 35,875
Equity One Inc 9,600
Equity Residential 71,200
eResearch Technology Inc 33,700
ESCO Technologies Inc 23,500
Essex Property Trust Inc 9,700
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KY Teachers' Retirement System
Investment Holdings
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Domestic & International Equities Shares/Units
Estee Lauder Companies CL A 30,100
Esterline Technologies 36,800
Ethan Allen Interiors Inc 13,900
ev3 Inc 30,300
Everest Re Group Ltd 94,450
EW Scripps Co 13,033
Exar Corp 22,400
Exelon Corp 570,250
Expedia Inc 53,300
Expeditors Intl Wash Inc 47,700
Express Scripts Inc 67,000
Exterran Holdings Inc 24,299
Extra Space Storage Inc 52,200
Exxon Mobil Corp 1,585,700
F5 Networks Inc 64,000
Factset Research Systems Inc 20,200
Fair Isaac Corp 18,300
Fairchild Semiconductor 46,400
Fairpoint Communications Inc 53,442
Family Dollar Stores 37,800
FARO Technologies Inc 8,400
Fastenal Co 35,700
Federal Realty 26,200
Federal Signal Corp 22,800
Federated Investors Inc CL B 22,800
Fedex Corp 371,920
FEI Co 23,400
Fidelity National Financial 154,692
Fidelity National Informatio 41,649
Fifth Third Bancorp 139,933
Financial Federal Corp 15,900
Finish Line CL A (The) 33,847
First American Corp 35,800
First Bancorp 48,400
First Cash Financial Svcs In 20,100
First Citizens Bankshares CL 4,550
First Commonwealth Finl Grou 45,600
First Financial Bancorp 20,600
First Financial Bankshares | 13,200
First Horizon National Corp 35,665
First Midwest Bancorp 44,400
First Niagra Financial Group 52,900
First Solar Inc 11,500
FirstEnergy Corp 154,090
Firstmerit Corp 30,700
Fiserve Inc 43,250
Flagstar Bancorp Inc 17,000
Flextronics International SN 427,000
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Domestic & International Equities Shares/Units
FLIR Systems Inc 51,900
Flowers Foods Inc 46,675
Flowserve Corp 35,080
Fluor Corp 89,800
FMC Corp 77,800
FMC Technologies Inc 83,650
Focus Media Holding LTD 160,000
Foot Locker Inc 146,500
Force Protection Inc 21,400
Ford Motor 243,627
Forest Laboratories Inc 267,300
Forest Oil Corp 36,400
Forestar Group Inc 17,500
Forrester Research Inc 9,100
Fortune Brands Inc 248,800
Forward Air Corp 18,450
Fossil Inc 22,500
FPL Group 104,900
Franklin Resources Inc 42,300
Franklin Street Properties C 45,300
Fred's Inc 29,900
Freeport-McMoran Copper & Go 102,637
Fresenius Medical Care ADR 132,600
Frontier Communications Corp 81,383
Frontier Financial Corp 27,400
Frontier Oil Corp 38,100
FTI Consutlting Inc 18,900
Fuel Systems Solutions Inc 9,020
Fulton Financial Corp 54,631
G & K Services Inc 11,900
Gafisa ADR 240,000
Gamestop Corp CL A 41,600
Gannett Inc 61,100
Gap (The) 511,050
Gardner Denver Inc 86,500
Gartner Inc CL A 26,200
Gatx Corp 18,300
Gencorp Inc 28,500
Genentech Inc 62,259
General Communication CL A 21,200
General Dynamics Corp 132,500
General Electric Co 5,142,874
General Mills Inc 133,600
General Motors 36,000
Genesco Inc 21,600
Gen-Probe Inc 24,200
Gentex Corp 43,200
Gentiva Health Services 21,521
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Genuine Parts 43,975
Genworth Financial Inc CL A 114,000
Genzyme Corp 248,000
Geo Group Inc 32,600
Gerber Scientific Inc 16,400
Gevity HR Inc 9,800
Gibraltar Industries Inc 47,200
Gilead Sciences Inc 412,218
Glacier Bancorp Inc 37,300
Global Payments Inc 35,300
Goldman Sachs Group Inc 299,726
Goodrich Corp 29,400
Goodyear Tire & Rubber 42,300
Google Inc CL A 78,900
Graco Inc 18,600
Graftech Intl Ltd 68,300
Grainger (W W) Inc 17,900
Granite Construction Inc 41,800
Great Atlantic & Pacific Tea 20,500
Great Plains Energy Inc 44,903
Greatbatch Inc 17,300
Green Mtn Coffee Roasters In 13,400
Greenhill & Co Inc 14,900
Greif Inc CLA 15,700
Griffon Corp 20,600
Group 1 Automotive Inc 12,700
Grupo Aeroportuario del Sure 135,000
GT Solar Intl Inc 52,100
Guaranty Financial Group Inc 54,800
Guess Inc 39,800
Gulf Island Fabrication Inc 9,200
Gymboree Corp 23,200
H B Fuller Co 26,500
Haemonetics Corp/Mass 16,200
Hain Celestial Group Inc 19,900
Halliburton Co 931,068
Hancock Holding Co 14,700
Hanesbrands Inc 31,237
Hanmi Financial Corp 16,100
Hanover Insurance Group Inc 22,900
Hansen Natural Corp 68,100
Harley Davidson Inc 63,900
Harman Intl Industries Inc 16,200
Harmonic Inc 60,700
Harris Corp 36,100
Harsco Corp 62,000
Harte-Hanks Inc 15,000
Hartford Finl Services Group 78,700
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Hasbro Inc 158,875
Hatteras Financial Corp 58,700
Haverty Furniture Inc 9,300
Hawaiian Electric Inds 33,500
HCC Insurance Holdings Inc 43,000
HCP Inc 58,100
Headwaters Inc 54,700
Health Care Reit Inc 35,600
Health Managment Associates 87,800
Health Net Inc 126,900
Healthcare Services Group 25,179
HealthSouth Corp 10,800
HealthSpring Inc 121,930
Healthways Inc 21,400
Heartland Express Inc 42,100
Heartland Payment Systems In 18,200
Heidrick & Struggles Intl 8,400
Heinz (HJ) Co 82,800
Helen of Troy Ltd 16,000
Helix Energy Solutions Group 38,465
Helmerich & Payne 78,200
Henry Schein Inc 33,500
Hercules Technology Growth | 84,163
Hershey Co 44,000
Hess Corp 330,400
Hewitt Associates Inc 32,100
Hewlett Packard Co 1,456,437
Hibbett Sports Inc 18,200
Highwoods Properties Inc 27,500
Hill Rom Holdings 23,300
Hillenbrand Inc 43,200
Hittite Microwave Corp 14,300
HMS Holding Corp 16,100
HNI Corp 53,800
Holly Corp 25,700
Hologic Inc 96,200
Home Bancshares Inc 10,000
Home Depot Inc 450,022
Home Properties Inc 20,200
Honda Motor Co Ltd ADR 150,000
Honeywell International Inc 599,525
Horace Mann Educators 13,100
Hormel Foods Corp 57,960
Hornbeck Offshore Services | 17,900
Hospira Inc 55,710
Hospitality Properties Trust 33,800
Host Hotels & Resorts Inc 132,100
Hot Topic Inc 48,800
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HSN Inc 17,900
Hub Group Inc CL A 50,400
Hubbell Inc CL B 25,000
Hudson City Bancorp Inc 291,000
Humana Inc 125,000
Hunt (JB) Transport Services 78,000
Huntington Bancshares 62,783
Hutchinson Technology 11,200
IAC/InterActiveCorp 25,400
Icici Bank Ltd IN ADR 157,000
Iconix Brand Group Inc 36,300
ICU Medial Inc 9,100
Idacorp Inc 20,100
Idex Corp 30,700
Idexx Laboratories Inc 22,300
[I-VI Inc 11,100
lllinois Tool Works 1,299,200
Imation Corp 13,300
Immucor Inc 29,100
IMS Health Inc 51,084
Independent Bank Corp 11,044
Infinity Property & Casualty 11,000
Informatica Corp 56,200
Infospace Inc 16,600
Ingersoll-Rand Co-CL A 84,250
Ingram Micro Inc CL A 167,800
Inland Real Estate 36,500
Innospec Inc 24,200
Insight Enterprises Inc 25,200
Insituform Technologies 24,622
Inspire Pharmaceuticals Inc 33,600
Integra Lifesciences Hldgs C 12,300
Integral Systems Inc 10,600
Integrated Device Technology 65,500
Integrys Energy Group Inc 12,872
Intel Corp 4,373,500
Interactive Brokers Group In 7,900
IntercontinentalExchange Inc 17,200
InterDigital Inc 28,900
Interface Inc CI A 28,900
Intermec Inc 34,000
International Bancshares Cor 147,430
International Business Machi 439,000
International Flavors/Frag 21,200
International Game Technolog 140,220
International Paper 113,238
International Rectifier Corp 23,200
International Speedway Corp 10,500
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KY Teachers' Retirement System

Investment Holdings
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Interpublic Group Cos Inc 1,308,200
Intersil Corp CL A 339,200
Interval Leisure Group 19,900
Intevac Inc 12,300
Intrepid Potash Inc 18,500
Intuit Inc 1,214,050
Intuitive Surgical Inc 10,500
Invacare Corp 20,400
inVentiv Health Inc 24,331
Invesco Ltd 657,770
Investment Technology Group 30,500
lon Geophysical Corp 52,200
lowa Telecommunications Serv 17,700
Iron Mountain Inc 523,975
Irwin Financial Corp 8,600
Itron Inc 21,699
ITT Corp 47,200
ITT Educational Services Inc 63,090
J & J Snack Foods Corp 10,900
J Crew Group Inc 19,000
J2 Global Communications 52,500
Jabil Circuit Inc 48,600
Jack Henry & Associates Inc 24,800
Jack In The Box Inc 33,300
Jacobs Engineering Group Inc 56,400
Jakks Pacific Inc 33,500
Janus Capital Group Inc 43,700
JC Penney 355,800
JDA Software Group Inc 34,300
JDS Uniphase Corp 56,950
Jefferies Group Inc 53,800
Jetblue Airways Corp 69,800
Jo-Ann Stores Inc 44,995
John Bean Technologies Corp 17,399
Johnson & Johnson 1,560,640
Johnson Controls 667,700
Jones Lang Lasalle Inc 12,200
Jos A Bank Clothiers Inc 16,550
Joy Global Inc 85,700
JP Morgan Chase & Co 1,880,364
Juniper Networks Inc 139,000
Kaman Corp 16,200
Kansas City Southern 34,600
Kaydon Corp 17,100
KB Home 20,700
KBR Inc 115,600
Kellogg Co 64,600
Kelly Services Inc CL A 10,600
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Kendle International Inc 12,600
Kennametal Inc 28,300
Kensey Nash Corp 19,700
Keycorp 101,400
Kilroy Realty Corp 24,800
Kimberly Clark Corp 581,668
Kimco Realty Corp 54,500
Kindred Healthcare Inc 10,000
Kinetic Concepts Inc 21,000
King Pharmaceuticals Inc 70,066
Kirby Corp 34,900
Kite Realty Group Trust 20,700
KLA-Tencor Corp 290,990
Knight Capital Group Inc 67,300
Knight Transportation Inc 44,250
Kohls Corp 101,600
Koninklifke Philips Electron 96,000
Kopin Corp 36,200
Korn/Ferry International 18,100
Kraft Foods Inc 1,411,120
Kroger Co 206,200
K-Swiss Inc 12,900
Kubota Corp ADR 40,000
Kulicke & Soffa Industries 27,100
L-3 Communications Holdings 30,400
Laboratory Corp of America H 440,500
Labranche & Co Inc 26,600
Laclede Group Inc 14,000
Lafarge ADR 80,000
Lakeland Bancorp Inc 23,000
Lam Research Corp 94,650
Lamar Advertising Co CL A 23,300
Lancaster Colony Corp 7,600
Lance Inc 22,100
Landauer Inc 5,800
Landry's Restaurants Inc 8,100
Landstar System Inc 21,200
LaSalle Hotel Properties 24,300
Lawson Products Inc 2,100
Lazard Ltd 267,000
La-Z-Boy Inc 26,300
LCA-Vision Inc 9,200
Legg Mason Inc 33,600
Leggett and Platt Inc 45,200
Lender Processing Services | 30,300
Lennar Corp CL A 36,600
Lennox International Inc 48,640
Leucadia National Corp 35,000
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Lexington Corp Properties Tr 42,400
Lexmark International Inc 24,800
LHC Group Inc 14,900
Liberty Global Inc Series C 700,030
Liberty Media Hold-Ent Ser A 963,449
Liberty Property Trust 67,100
Life Partners Holdings Inc 4,325
Life Technologies Corp 48,944
Life Time Fitness Inc 15,300
Lifepoint Hospitals Inc 103,560
Lilly (Eli) & Co 438,300
Limited Brands Inc 82,900
Lincare Holdings Inc 362,936
Lincoln Electric Holdings In 15,900
Lincoln National 436,880
Lindsey Corp 9,300
Linear Technology Corp 64,600
Liquidity Services Inc 10,500
Lithia Motors Inc 6,508
Littelfuse Inc 13,700
Live Nation Inc 55,537
Liz Claiborne Inc 90,400
LKQ Corp 80,897
Lockheed Martin 151,842
Loew's Corp 163,200
Lojack Corp 3,912
Lorillard Inc 43,400
Louisiana Pacific 27,600
Lowe's Cos 938,207
LSI Corp 125,100
LTC Properties Inc 14,800
Lubrizol Corp 48,700
Lufkin Industries Inc 10,500
Lydall Inc 8,500
M & T Bank Corp 36,600
M D C Holdings Inc 10,600
M&F Worldwide Corp 8,900
M/l Homes Inc 8,700
Macerich Co 28,500
Mack Cali Realty Corp 29,500
Macrovision Solutions Corp 25,300
Macy's Inc 834,956
Magellan Health Services Inc 33,585
Magnetek Inc 16,300
Maidenform Brands Inc 12,100
Manhattan Associates Inc 14,800
Manitowoc Inc 43,700
Mannatech Inc 96
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Manpower Inc 161,410
Mantech International Corp A 12,700
Marathon Qil Corp 1,835,124
Marcus Corp 13,400
Marinemax Inc 8,300
Mariner Energy Inc 40,165
Marriott International CL A 82,600
Marsh & McLennan 212,900
Marshall & lsley Corp New 65,556
Martek Biosciences Corp 25,400
Martin Marietta Materials 15,500
Marvel Entertainment Inc 67,010
Marvell Technology Group Ltd 640,000
Masco Corp 97,500
Masimo Corp 20,000
Massey Energy Co 38,000
Mastercard Inc 19,500
Matrix Service Co 30,500
Matrixx Initiatives Inc 4,600
Mattel Inc 95,966
Matthews International Corp 11,400
Max Capital Ltd 22,500
Maximus Inc 12,000
Maxygen Inc 20,800
MBIA Inc 34,600
McAfee Inc 111,220
McCormick & Co 33,600
McDonald's Corp 640,500
McGraw Hill Cos Inc 117,500
McKesson Corp 444,158
McMoRan Exploration Co 18,700
MDU Resources Group Inc 171,350
MeadWestvaco Corp 48,793
MedCath Corp 12,100
Medco Health Solutions Inc 375,538
Medical Properties Trust Inc 43,300
Medicines Co 92,500
Medicis Pharmaceutical 16,300
Mednax Inc 30,675
Medtronic Inc 920,075
MEMC Electronic Materials In 57,300
Men's Wearhouse Inc 26,500
Mentor Graphics Corp 27,100
Merck & Co 687,450
Mercury Computer Systems 9,600
Mercury General Corp 10,500
Meredith Corp 10,100
Meridian Bioscience Inc 25,050
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Merit Medical Systems Inc 17,500
Meritage Homes Corp 19,742
Metabolix Inc 10,300
Metavante Holding Co 26,752
Methode Electronics Inc 24,800
Metlife Inc 333,558
Mettler-Toledo International 12,600
MF Global Ltd 24,300
MFA Financial Inc 225,000
Michael Baker Corp 4,400
Micrel Inc 32,400
Microchip Technology Inc 55,200
Micron Technology 176,000
Micros Systems Inc 54,700
Microsemi Corp 50,100
Microsoft 5,848,221
Mid America Apt Communities 20,600
Midas Inc 7,900
Miller Herman Inc 90,400
Millipore Corp 118,500
Mine Safety Appliances Co 8,800
Minerals Technologies Inc 28,800
Mitsubishi UFJ Financial JA 1,049,000
Mitsui & Co Ltd 21,000
MKS Instruments Inc 25,200
Mobile Mini Inc 21,900
Mohawk Industries Inc 16,700
Molex Inc 36,375
Molex Inc CL A 634,505
Molina Healthcare Inc 8,500
Molson Coors Brewing Co CL B 31,600
Monarch Casino & Resort Inc 8,000
Monsanto Co 394,743
Monster Worldwide Inc 28,400
Moody's Corp 57,200
Moog Inc CL A 30,850
Morgan Stanley 1,120,922
Mosiac Co 62,900
Motorola Inc 602,211
Movado Group Inc 9,800
MPS Group Inc 27,800
MSC Industrial Direct Co A 20,100
MTS Systems Corp 10,600
Mueller Industries Inc 33,800
Multi Fineline Electronix In 17,300
Multimedia Games Inc 6,113
Murphy Oil Corp 47,800
MW!1 Veterinary Supply Inc 7,900
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Myers Industries Inc 16,690
Mylan Laboratories Inc 93,200
Myriad Genetics Inc 14,200
Nabors Industries Ltd 73,700
Nacco Industries CL A 5,400
NARA Bancorp Inc 18,100
Nasdagq OMX Group Inc 101,900
Nash Finch Co 9,900
NATCO Group Inc 12,800
National Financial Partners 24,000
National Fuel Gas Co 36,400
National Instruments Corp 21,100
National Oilwell Varco Inc 161,941
National Penn Bancshares Inc 57,900
National Presto Industries 3,800
National Retail Properties | 57,100
National Semiconductor 337,400
Nationwide Health Propertes 37,100
Natus Medical Inc 16,900
Nautilus Inc 3,000
Navigant Consulting Inc 13,600
Navigators Group Inc 8,500
NBT Bancorp Inc 5,900
NBTY Inc 16,600
NCI Building Systems Inc 14,600
NCR Corp 61,300
Neenah Paper Inc 8,183
Neogen Corp 9,500
Nestle SA 225,000
Net 1 Ueps Technologies Inc 6,600
Netapp Inc 235,780
Netease.com Inc 330,000
Netezza Corp 14,800
Netflix Inc 68,170
Netgear Inc 21,800
Network Equipment Tech Inc 16,400
Neustar Inc CL A 114,450
Neutral Tandem Inc 14,300
New Alliance Bancshares Inc 39,100
New Jersey Resources Corp 31,570
New York Community Bancorp 127,300
New York Times CL A 38,500
Newell Rubbermaid Inc 72,843
Newfield Exploration Co 39,600
NewMarket Corp 7,800
Newmont Mining 116,758
Newport Corp 21,300
News Corp CI A 1,613,530
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Nicor Inc 11,800
Nike Inc CL B 98,100
Nintendo Co Ltd 81,000
Nippon Telegraph & Telephone 256,000
Nisource Inc 67,279
Noble Corp 133,200
Noble Energy Inc 82,500
Nomura Holdings Inc  JA AD 329,000
Nordson Corp 10,400
Nordstrom 101,650
Norfolk Southern Corp 101,700
Nortel Networks Corp New 4,571
Northeast Utilities 80,599
Northern Trust Corp 72,700
Northrop Grumman Corp 88,070
Northwest Natural Gas Co 13,300
Novartis AG ADR 603,000
Novatel Wireless Inc 42,000
Novell Inc 89,800
Novellus Systems Inc 88,200
Noven Pharmaceuticals Inc 15,000
NPS Pharmaceuticals Inc 42,900
Nstar 39,900
NTELOS Holdings Corp 5,100
NTT Docomo Inc  ADR 255,000
Nu Skin Enterprises Inc A 114,420
Nucor Corp 123,400
NutriSystem Inc 34,700
NV Energy Inc 135,100
Nvidia Corp 125,500
NVR Inc 3,950
NYSE Euronext Inc 68,700
Occidental Petroleum 364,616
Oceaneering International In 34,900
O'Charleys Inc 11,500
Ocwen Financial Corp 19,800
Odyssey Healthcare Inc 20,100
Office Depot Inc 72,000
Officemax Inc 201,800
OGE Energy Corp 68,400
Oil Co Lukail 144,000
Oil States International Inc 53,200
Old Dominion Freight Line 20,900
Old National Bancorp 41,200
Old Republic International C 80,300
Olin Corp 28,200
Olympic Steel Inc 4,400
OM Group Inc 22,800
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Omega Healthcare Investors 35,000
Omnicare Inc 112,100
Omnicell Inc 18,500
Omnicom Group 359,600
On Assignment Inc 54,400
On Semiconductor 50,090
Oneok Inc 46,800
Onyx Pharmaceuticals Inc 9,600
OpenTV Corp 347,600
OptionsXpress Holdings Inc 31,300
Oracle Corp 3,162,892
Orbital Sciences Corp 44,300
Orbitz Worldwide Inc 50,900
O'Reilly Automotive Inc 56,199
Oshkosh Corp 27,600
Oshkosh Truck Corp 116,500
OSI Pharmaceuticals Inc 37,760
Osteotech Inc 12,100
Overseas Shipholding Group 31,600
Overstock.com Inc 19,320
Owens & Minor Holdings 23,100
Owens lllinois Inc 121,700
Oxford Industries Inc 33,800
P F Changs China Bistro 17,600
P G & E Corp 111,700
Paccar Inc 499,010
Packaging Corp of America 38,500
Pactiv Corp 34,600
Pacwest Bancorp 34,165
Pall Corp 283,633
Palm Inc 124,000
Palomar Medical Technologies 8,500
Panasonic Corp 505,000
Panera Bread Co 21,900
Pantry Inc 11,700
Papa Johns International Inc 13,600
Par Pharmaceutical Cos Inc 34,800
Parametric Technology Corp 144,583
Parexel International Corp 35,000
Park Electrochemical Corp 10,100
Parker Hannifin 145,937
Parkway Properties Inc 11,900
Partner Communications Co Lt 80,000
Patriot Coal Corp 17,400
Patterson Cos Inc 74,480
Patterson-UTI Energy Inc 57,700
Paychex Inc 694,727
PCTEL Inc 12,574
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PDL Biopharma Inc 5,096
Peabody Energy Corp 462,100
Peets Coffee & Tea Inc 7,200
Penford Corp 6,000
Penn Virginia Corp 26,100
Pennantpark Investment Corp 61,200
Penney (JC) 58,000
Pennsylvania REIT 25,800
Pentair Inc 31,200
Peoples United Financial Inc 92,100
Pep Boys Manny Moe & Jack 24,200
Pepco Holdings Inc 232,900
Pepsi Bottling Group Inc 149,600
PepsiAmericas Inc 26,300
Pepsico Inc 1,510,085
Perfect World Co Ltd 180,000
Perficient Inc 22,000
Pericom Semiconductor Corp 15,500
PerkinElmer Inc 26,500
Perrigo Co 57,470
Perry Ellis Intl Inc 7,000
Petmed Express Inc 33,300
Petroleo Brasileiro S A BR 280,000
Petroleum Development Corp 9,700
Petroquest Energy Inc 32,900
Petsmart Inc 57,000
Pfizer Inc 3,631,487
Pharmaceutical Product Dev 180,700
Pharmasset Inc 10,100
PharMerica Corp 39,004
Phase Forward Inc 27,400
PHH Corp 21,700
Philip Morris Intl Inc 1,407,820
Phillip Van Heusen Corp 19,600
Phoenix Technologies Ltd 12,002
Piedmont Natural Gas Inc 47,900
Pike Electric Corp 10,000
Pinnacle Entertainment Inc 38,500
Pinnacle West Capital 22,600
Pioneer Drilling Co 39,500
Pioneer Natural Resources Co 30,100
Piper Jaffray Cos 8,232
Pitney Bowes Inc 56,400
Plains Exploration & Product 48,212
Plantronics Inc 17,700
Platinum Underwriters Holdin 47,200
Plexus Corp 25,100
Plum Creek Timber Co 45,200
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PMC-Sierra Inc 37,900
PNC Financial Services Group 385,890
PNM Resources Inc 32,300
Polaris Industries Inc 24,200
Polo Ralph Lauren Corp 15,500
Polycom Inc 31,600
PolyOne Corp 54,700
Pool Corp 36,200
Portfolio Recovery Associate 10,000
Posco 50,000
Post Properties Inc 28,100
Potash of Saskatchewan Inc 27,000
Potlatch Corp 14,415
PPG Industries Inc 42,500
PPL Corp 97,500
Praxair Inc 339,300
Precision Castparts Corp 101,700
Pre-Paid Legal Services Inc 25,200
Presidential Life Corp 10,500
Prestige Brands Holdings Inc 42,600
Price T Rowe Group Inc 65,600
Priceline.com Inc 22,900
Pride International Inc 64,700
Principal Financial Group 416,400
Privatebancorp Inc 16,900
ProAssurance Corp 20,900
Procter & Gamble 824,115
Progress Energy Inc 65,943
Progress Energy Inc - CVO 26,300
Progress Software Corp 39,000
Progressive Corp Ohio 185,400
Prologis 63,400
Prosperity Bancshares Inc 25,700
Protective Life Corp 25,300
Provident Bankshares Corp 15,500
Provident Financial Services 133,100
Prudential Financial Group 142,630
PS Business Parks Inc CA 11,200
PSS World Medical Inc 38,800
Psychiatric Solutions Inc 20,500
Public Service Enterprise In 176,300
Public Storage Inc 31,052
Pulte Homes Inc 121,040
Qlogic Corp 171,350
Quaker Chemical Corp 7,300
Qualcomm Inc 1,876,665
Quality Systems Inc 11,200
Quanex Bldg Prods Corp 20,525
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Quanta Services Inc 113,600
Quest Diagnostics Inc 40,900
Quest Software Inc 41,600
Questar Corp 43,400
Quicksilver Resources Inc 40,900
Quiksilver Corp 73,900
Qwest Communications Intl 409,276
Radiant Systems Inc 13,000
RadioShack Corp 34,900
RadiSys Corp 15,524
Ralcorp Holdings Inc 47,284
Range Resources Corp 65,400
Raymond James Financial Inc 35,700
Rayonier Inc 29,200
Raytheon Co 144,700
RCZ Corp 9,163
Realty Income Corp 37,800
Red Hat Inc 36,100
Red Robin Gourmet Burgers 16,800
Regal Beloit Corp 24,500
Regency Centers Corp 29,600
Regeneron Pharmaceuticals In 82,400
Regions Financial Corp 182,775
Regis Corp 16,600
Rehabcare Group Inc 13,300
Reinsurance Group of America 61,033
Reliance Steel & Aluminum 23,700
Rent a Center Inc 101,260
Repsol YPF SA SP A 142,000
Republic Services Inc 78,900
Res-Care Inc 15,000
Research In Motion 297,293
ResMed Inc 57,800
Resources Connection Inc 6,600
Rewards Network Inc 24,000
Reynolds American Inc 44,100
RF Micro Devices Inc 51,300
Rightnow Technologies Inc 13,500
Rio Tinto ADR 50,000
Riverbed Technology Inc 58,200
RLI Corp 11,000
Robbins & Myers Inc 48,200
Robert Half Intl Inc 76,370
Roche Holding Ltd 85,000
Rock-Tenn Co 33,300
Rockwell Automation Inc 40,200
Rockwell Collins 42,800
Rogers Corp 11,100
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Rohm & Haas 33,930
Rollins Inc 14,850
Roper Industries Inc 33,500
Rosetta Resources Inc 56,800
Ross Stores Inc 136,400
Rowan Cos 24,900
RPM International Inc 49,200
RTI International Metals Inc 14,600
Ruby Tuesday Inc 24,500
Ruddick Corp 14,600
Rudolph Technologies Inc 14,900
Russ Berrie & Co 4,500
Ruth's Hospitality Group Inc 8,800
Ryanair Holdings Plc 245,000
Ryder System 206,100
Ryland Group Inc 16,400
S&T Bancorp Inc 14,800
Safety Insurance Group Inc 10,100
Safeway Inc 114,500
SAIC Inc 86,500
Saks Inc 39,800
Salesforce.com 30,100
Salix Pharmaceuticals 110,200
Sanderson Farms Inc 12,200
Sandisk Corp 50,100
Sanofi Aventis 234,000
Santander Bancorp 21,700
Sap AG 133,000
Sapient Corp 147,522
Sara Lee Corp 188,900
Savient Pharmaceuticals 22,281
Scana Corp 35,500
Scansource Inc 17,000
SCBT Financial Corp 10,905
Schering Plough Corp 640,600
Schlumberger Ltd 758,628
SCHNITZER STL INDS 2,200
Scholastic Corp 7,900
School Specialty Inc 9,100
Schulman A Inc 20,300
Schwab (Charles) Corp 250,600
Schweitzer-Mauduit 10,100
Scientific Games Corp A 23,800
Scotts Miracle Gro Co CL A 36,100
Scripps Networks Interactive 22,100
Seacor Holdings Inc 13,000
Seagate Technology 697,700
Seagate Technology Escrow 59,700
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Sealed Air Corp 42,494
Sears Holding Corp 38,750
SEl Investments Co 41,400
Selective Insurance Group 33,500
Sempra Energy 291,826
Semtech Corp 24,000
Senior Housing Properties Tr 86,600
Sensient Technologies Corp 17,900
Sepracor Inc 123,500
Service Corp Intl 94,400
Shaw Group Inc 56,300
Sherwin Williams 27,500
Shinhan Financial Group Co L 60,000
Shuffle Master Inc 35,875
Shutterfly Inc 14,900
Siemens AG 106,000
Sigma Aldrich Corp 33,400
Signature Bank 30,200
Silicon Image Inc 64,400
Silicon Laboratories Inc 20,800
Simon Property Croup Inc 58,450
Simpson Manufacturing Co Inc 18,600
Skechers U SAInc CL A 21,000
Skyline Corp 4,600
Skywest Inc 42,400
Skyworks Solutions Inc 262,900
SL Green Realty Corp 24,100
SLM Corp 161,600
Smart Balance Inc 11,600
Smith & Nephew PLC UK ADR 126,000
Smith & Wesson Holding Corp 70,300
Smith International Inc 72,762
Smith Micro Software 23,000
Smithfield Foods Inc 35,500
Smucker J M Co 42,124
Snap On Inc 15,150
Solera Holdings Inc 18,300
Sonic Automotive Inc 23,600
Sonic Corp 30,525
Sonic Solutions 13,100
Sonoco Products Co 37,100
Sony Corp JA ADR 87,000
Sotheby's 25,100
South Financial Group Inc 36,700
South Jersey Industries 15,000
Southern Co 200,000
Southern Union Co 47,100
Southwest Airlines 195,112
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Southwest Gas Corp 21,900
Southwestern Energy Co 122,900
Sovran Self Storage 13,900
Spartan Motors Inc 19,500
Spartan Stores Inc 16,300
Spartech Corp 43,300
Spectra Energy Corp 163,192
Spherion Corp 30,400
Sprint Nextel Corp 2,658,153
SPSS Inc 11,300
SPX Corp 35,000
SRA International Inc CL A 12,400
St Jude Medical Inc 162,400
St Mary Land & Exploration C 58,700
Stage Stores Inc 25,625
Stamps.com Inc 10,300
Stancorp Financial Group 33,190
Standard Microsystems 14,200
Standard Pacific Corp 59,700
Standard Register Co 10,100
Standex International Corp 8,000
Stanley Inc 10,600
Stanley Works 21,100
Staples Inc 223,035
Starbucks Corp 1,116,000
Starent Networks 45,400
StarTek Inc 6,400
Starwood Hotel & Resorts 53,000
State Street Corp 569,764
Statoil Hydro ASA NO ADR 237,758
Steak n Shake Co 14,700
Steel Dynamics Inc 155,500
Stein Mart Inc 15,500
Stepan Co 5,600
Stericycle Inc 27,200
Steris Corp 26,700
Sterling Bancshares Inc 178,100
Sterling Bankcorp NY 11,200
Sterling Financial Corp Spok 29,750
Stewart Information Services 10,400
Stifel Financial Corp 25,230
Stone Energy Corp 21,000
Stratasys Inc 10,600
Strayer Education Inc 5,300
Stryker Corp 71,000
Sturm Ruger & Co Inc 12,400
Sun Communities Inc 8,700
Sun Microsystems Inc 392,550
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Sunoco Inc 30,900
Suntech Power Holdings Ltd 279,300
Suntrust Banks 91,100
Superior Energy Services Inc 62,100
Superior Industries Intl 10,400
Superior Well Services Inc 12,500
Supertex Inc 8,200
Supervalu Inc 308,729
SurModics Inc 9,398
Susquehanna Bancshares 54,300
SVB Financial Group 14,600
Swift Energy Co 39,600
SWS Group Inc 31,400
Sybase Inc 96,250
Sykes Enterprises Inc 24,900
Symantec Corp 231,084
Symmetricom Inc 29,399
Symmetry Medical Inc 18,100
Synaptics Inc 31,050
Synchronoss Technologies Inc 12,300
Syngenta AG SZ ADR 157,000
Syniverse Holdings Inc 46,680
SYNNEX Corp 11,300
Synopsys Inc 127,700
Synovus Financial Corp 104,050
Sysco Corp 412,500
Take-Two Interactive Softwar 58,900
Taleo Corp 20,200
Tanger Factory Outlet Center 20,100
Target Corp 998,370
Tata Motors Ltd  IN ADR 340,000
Taubman Centers Inc 9,500
TCF Financial Corp 42,500
Tech Data Corp 19,000
Techne Corp 17,300
Technitrol Inc 23,600
Teco Energy Inc 44,100
Tekelec 49,800
TeleCommunication Systems In 22,900
Teledyne Technologies 38,470
Teleflex Inc 17,500
Telephone and Data Systems 40,000
Tellabs Inc 118,400
Temple Inland 26,100
Tempur-Pedic International | 72,400
Tenet Healthcare Corp 124,000
Teradata Corp 47,700
Teradyne Inc 200,780
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Terex Corp 35,700
Terra Industries Inc 77,800
Tesoro Corp 35,800
Tetra Technologies Inc 83,700
Teva Pharmaceutical 350,000
Teva Pharmaceutical IS ADR 151,000
Texas Industries Inc 17,400
Texas Instruments Inc 412,950
Texas Roadhouse Inc 35,200
Textron Inc 64,800
The Ensign Group Inc 17,500
The Knot Inc 14,900
Theragenics Corp 21,200
Thermo Electron Corp 105,800
Thomas & Betts Corp 39,900
Thor Industries Inc 11,800
Thoratec Corp 52,522
THQ Inc 33,150
TIBCO Software Inc 48,900
Ticketmaster 20,300
Tidewater Inc 45,940
Tiffany & Co 33,900
Timberland Co CL A 22,300
Time Warner Cable Inc 79,365
Time Warner Inc 316,183
Timken Co 86,600
Titan Machinery Inc 14,300
Titanium Metals Inc 22,400
TiVo Inc 36,200
TJX Cos Inc 208,100
TNT NV 220,000
Toll Brothers Inc 48,500
Tollgrade Communications Inc 7,300
Tompkins Financial Corp 5,100
Tootsie Roll Industries 8,094
Torchmark Corp 24,300
Toro Co 22,400
Total Systems Services Inc 48,057
Tower Group Inc 27,200
Toyota Motor Corp  JA ADR 270,000
Tractor Supply Co 24,200
Tradestation Group Inc 22,800
Transatlantic Holdings 32,940
TransDigm Group Inc 27,800
Transocean Ltd 448,196
Travelers Cos Inc/The 169,969
Tredegar Corp 12,600
Treehouse Foods Inc 24,013
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Trex Co Inc 6,700
Trimble Navigation Limited 45,000
Trina Solar Limited 203,000
Trinity Industries 31,250
TriQuint Semiconductor Inc 97,821
Triumph Group Inc 12,500
True Religion Apparel Inc 27,390
Trueblue Inc 26,900
TrustCo Bank Corp N'Y 47,800
Trustmark Corp 18,900
TTM Technologies Inc 32,200
Tuesday Morning Corp 5,900
Tupperware Brands Corp 28,500
tw telecom inc 21,100
Tween Brands Inc 10,700
Tyco Electronics Ltd 128,961
Tyler Technologies Inc 18,300
Tyson Foods Inc CL A 67,300
UBS Emerging Mkt Completion 202,000
UBS Global Ex-US Collective 943,528
UBS US Equity Alpha Relation 9,310,640
UCBH Holdings Inc 82,100
UDR Inc 42,866
UGI Corp 265,890
UIL Holdings Corp 16,166
Ultra Petrolem Corp 358,500
Ultralife Batteries Inc 21,300
Ultratech Inc 17,366
UMB Financial Corp 29,800
Umpqua Holdings Corp 37,700
Under Armour Inc CL A 37,000
Unifi Inc 78,650
Unifirst Corp/MA 8,800
Unilever N V ADR 225,000
Union Drilling Inc 20,400
Union Pacific Corp 590,800
UniSource Energy Corp 88,350
Unit Corp 65,621
United Bankshares Inc 23,700
United Community Banks Inc 26,279
United Fire & Casualty Co 17,200
United Natural Food Inc 20,800
United Online Inc 127,100
United Parcel Service CL B 273,700
United Rentals Inc 20,828
United States Steel Corp 30,880
United Stationers Inc 14,500
United Technologies Corp 975,100

Page 34 of 52



KY Teachers' Retirement System

Investment Holdings
March 31, 2009
Domestic & International Equities Shares/Units
United Therapeutics Corp 8,600
UnitedHealth Group Inc 493,034
Unitrin Inc 18,300
Universal Corp VA 41,300
Universal Electronics Inc 5,800
Universal Forest Products 9,500
Universal Health Services-B 19,300
Universal Technical Institut 11,200
UNUM Group 332,875
Urban Ouffitters Inc 90,500
URS Corp 61,400
Urstadt Biddle Properties In 13,500
US Bancorp 464,353
USA Mobility Inc 27,500
Vaalco Energy Inc 109,376
Valeant Pharmaceuticals Intl 24,600
Valero Energy Corp 176,420
Valley National Bancorp 42,300
Valmont Industries Inc 13,400
Valspar Corp 37,900
ValueClick Inc 75,260
Varian Inc 10,700
Varian Medical Systems Inc 104,000
Varian Semiconductor 51,925
VCA Antech Inc 345,623
Vectren Corp 36,600
Veeco Instruments Inc 18,700
Ventas Inc 43,800
Veolia Environnement SA 132,000
Verisign Inc 60,000
Verizon Communications 783,214
Vertex Pharmaceuticals Inc 54,829
VF Corp 22,500
Viacom Inc CL B 173,386
Viad Corp 15,800
ViaSat Inc 16,700
Vicor Corp 12,000
ViroPharma Inc 58,800
VISA Inc 121,599
Vishay Intertechnology Inc 61,800
VistaPrint Ltd 3,300
VMware Inc 396,500
Vodafone Group PLC UK AD 229,875
Volcano Corp 12,500
Volcom Inc 10,900
Volt Information Sciences 6,600
Vornado Realty Trust 31,720
Vulcan Materials Co 26,448
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Wabash National Corp 17,700
Wabtec Corp 51,300
Waddell & Reed Financial A 31,400
Walgreen Co 280,800
Wal-Mart Stores Inc 819,800
Walter Energy Inc 14,300
Warnaco Group Inc 55,200
Washington Federal Inc 39,300
Washington Post CL B 1,200
Waste Connections Inc 29,100
Waste Management Inc 133,905
Waters Corp 57,700
Watsco Inc 17,900
Watson Pharmaceuticals Inc 208,930
Watson Wyatt Worldwide Inc 47,135
Watts Water Technologies Inc 20,500
Wausau Paper Corp 30,600
WD-40 Co 8,200
Weatherford International Lt 20,700
Websense Inc 22,600
Webster Financial Corp 15,700
Weingarten Realty Investors 32,600
Wellcare Health Plans Inc 18,600
Wellpoint Inc 618,140
Wells Fargo & Co 2,731,367
Wendys/Arbys Group Inc 156,801
Werner Enterprises Inc 108,100
WESCO International Inc 17,500
West Pharmaceutical Services 22,700
Westamerica Bancorporation 10,900
Westar Energy Inc 99,510
Western Digital Corp 178,800
Western Union Co 2,611,207
Westpac Banking Corp ADR 44,000
Wet Seal Inc 69,930
Weyerhaeuser Corp 55,100
WGL Holdings Inc 18,500
Whirlpool Corp 19,798
Whiting Petroleum Corp 8,300
Whitney Holding Corp 34,250
Whole Foods Market Inc 36,200
Wiley (John) & Sons CL A 16,100
Williams Cos 522,400
Williams Sonoma Inc 31,200
Wilmington Trust Corp 25,300
Wilshire Bancorp Inc 11,700
Wind River Systems Inc 109,600
Windstream Corp 114,972
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KY Teachers' Retirement System

Investment Holdings
March 31, 2009
Domestic & International Equities Shares/Units
Winnebago Industries Inc 16,700
Wintrust Financial Corp 15,200
Wisconsin Energy Corp 28,900
WMS Industries Inc 149,800
Wolverine World Wide Inc 36,750
Woodward Governor Co 20,200
World Acceptance Corp 12,900
World Fuel Services Corp 22,300
Worthington Industries 22,700
Wright Express Corp 19,600
WSFS Financial Corp 6,100
Wyeth 347,300
Wyndham Worldwide Corp 47,764
Wynn Resorts Ltd 14,400
Xcel Energy Inc 186,095
Xenoport Inc 7,200
Xerox Corp 484,400
Xilinx 119,880
XL Capital Ltd CL-A 46,400
XTO Energy Inc 579,107
Yahoo Inc 348,400
YRC Worldwide Inc 15,400
Yum Brands Inc 133,500
Zale Corp 14,900
Zebra Technologies Corp CL A 19,300
Zenith National Insurance Co 18,550
Zep Inc 14,150
Zimmer Holdings Inc 164,601
Zions Bancorporation 27,244
ZOLL Medical Corp 16,200
Zumiez Inc 10,400
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KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Fixed Income

Abbott Laboratories

AEPTC 2006-A A1

AEPTC 2006-A A4

Alcoa 6.0 7/15/13

American Express

American Express Co Notes
American Intl Group Inc Note
Ameritech Capital Debs
Anadarko Petroleum Senior No
Anheuser Busch Cos Inc Bonds
AT&T 5.5 2/01/18

AT&T Inc

Atlantic Richfield Co Debs
Atlantic Richfield Co Notes
Atmos Energy Corp.

Avalon Bay 6.625 9/15/11
BACM 2002-2 A3

BACM 2004-4 A3

BACM 2006-1 A3A

BACM 2007-2 A2

Bank of America

Bank of America Corp

Bank of America Corp Sub Not
Bank of New York 5.125 8/27/
Bank One Corp Sub Notes
Barrick Gold Corp

Bellsouth Telecommunications
Berea KY Utility Sys Rev Bon
Berkshire Hathaway Fin Corp
Berkshire Hathaway Finance C
Berrytown Apts KY 221D4
BlackRock Inc

Boeing Co Debs

Boeing Co.

Bottling Group LLC

Bowling Green KY G O
Bowling Green Towers KY 223A
Brazos Higher Edu Auth 2005
Brazos Higher Edu Auth 2006
Bristol Myers Squibb Debs
Brockton MA Gen Obligation B
Brown Forman Corp

BSCMS 00-WFL A2

BSCMS 2005-PWR8 AAB
Burlington Northern Santa Fe
Burlington Resources Inc Not
Cameron International Corp
Campbell Soup Co
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Par Amount

11,000,000
1,538,089
10,000,000
10,000,000
8,500,000
10,000,000
10,000,000
6,180,800
2,000,000
10,000,000
6,880,000
3,000,000
2,000,000
15,850,000
3,000,000
6,000,000
5,500,000
8,346,996
10,000,000
5,000,000
10,000,000
18,000,000
15,150,000
4,500,000
4,000,000
2,000,000
5,000,000
405,000
6,000,000
7,000,000
1,017,117
10,000,000
1,000,000
2,000,000
3,000,000
6,800,000
270,297
6,003,839
5,000,000
5,000,000
5,000,000
4,500,000
4,211,585
5,500,000
3,000,000
5,000,000
2,000,000
2,000,000



KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Fixed Income

Canadian National Railway
Cargill Inc 144A Notes
Cargill Inc 144A Sr Notes
Caterpillar Finl Services No
CCCIT 2007-A5 A5

Cedar Park TX G O
Centerpoint Energy

CGCMT 2005-C3 A3
CGCMT 2006-C5 A2
CGCMT 2006-C5 ASB
Charles Schwab Corp
Chevron Corp.

Chicago IL G.O.

Cincinnati Financial Corp De
Citi/Deutsche Bk Mtg 2005 CD
Citibank 2006-A5 A5
Citigroup Comm Mortg Trust B
Citigroup Inc Bonds
Citigroup Inc Notes

Clorox Company Notes
CME Group, Inc.

CMO FHLMC 2844 PQ
CMO FHLMC 2975 ND
CMO FHR 2888 HD

CMO FHR 2930 PB

CMO FHR 3015 CM

CMO FHR 3070 QG

CMO FHR 3075 WP

CMO FHR 3076 PC

CMO FHR 3078 BD

CMO FHR 3094 PB

CMO FHR 3095 JE

CMO FHR 3234 PC

CMO FHR 3278 PB

CMO FNMA 2005-1 GR
CMO FNR 2001-76 UC
CMO FNR 2003-12 A

CMO FNR 2003-73 C

CMO FNR 2004-90 LG
CMO FNR 2005-36 CD
Coca Cola Co

Coca Cola Co Enterprises Deb
Coca-Cola Enterprises
Colgate Palmolive Co Notes
College & Univ Facility Ln T
Comcast Cable Communications
Comcast Corp

COMM 2006-CN2A A1
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Par Amount

5,000,000
3,000,000
2,000,000
11,360,000
6,000,000
2,395,000
7,500,000
5,000,000
10,000,000
5,300,000
3,000,000
2,000,000
3,000,000
4,500,000
5,000,000
17,000,000
6,500,000
7,000,000
35,500,000
4,500,000
10,000,000
1,069,135
10,831,149
5,849,000
10,000,000
10,000,000
5,000,000
3,781,839
8,482,391
12,000,000
5,795,000
23,604,000
5,000,000
6,132,000
1,889,302
506,741
303,404
3,740,566
11,434,000
10,000,000
5,000,000
2,000,000
2,500,000
5,000,000
4,720,978
7,000,000
12,500,000
5,000,000



KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Fixed Income

Commonwealth Edison
Conagra Foods Inc Notes
Conn Lt & Pwr

Connecticut St. G.O.

Conoco Inc Sr Notes
ConocoPhillips

ConocoPhillips Canada
ConocoPhillips Notes

Cook Co IL SD No 099 (Cicero
Cornell University
Countrywide Home Loan Notes
Covington, KY Econ. Dev. Rev
CPC International Inc Debs
CSFB 2001-CK3 F

CSFB 2003-C4 A4

CSFB 2004-C1 A4

CVS Caremark Corp.

Daimler Chrysler NA Hidg Not
Dallas TX G O

Danaher Corp.

Danville KY G O

Darden Restaurants Inc

Dean Foods Co Debs

Deluxe Corp Notes

Disney Walt Company Notes
Dominion Resources Inc Sr No
Dominion Resources, Inc.
Dover Corp Debs

Dover Corp Notes

Duke Energy Carolinas

Duke Energy Corp Notes
Duke Realty LP Senior Notes
Duke University

Dupont 5.0 7/15/13

Durham N C G O Taxable Ser B
Eli Lilly & Co

Eli Lilly & Co.

Emerson Electric Co Notes
Emory University

ERP Operating LP

Exelon Corp

Fannie Mae

Farmer Mac

Federal Farm Credit Bank
Federal Home Loan Bank
Fedex Corp

FFCB Bonds

FG G04388
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Par Amount

6,992,000
2,000,000
3,000,000
2,500,000
5,000,000
5,000,000
15,000,000
5,000,000
2,350,000
2,000,000
4,000,000
1,450,000
5,000,000
5,000,000
5,500,000
10,000,000
2,000,000
7,000,000
2,000,000
5,000,000
1,185,000
10,000,000
4,000,000
3,000,000
11,500,000
12,000,000
2,500,000
3,775,000
15,000,000
2,000,000
10,000,000
3,000,000
2,250,000
11,500,000
1,750,000
2,000,000
5,000,000
6,000,000
10,000,000
6,500,000
10,000,000
10,000,000
10,000,000
5,000,000
5,000,000
5,000,000
31,790,000
16,705,891



KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Fixed Income

FG G12098

FG G18182

FHLB Bonds

FHLB Step Up Bonds

FHLMC (Gold) Pool # A40558
FHLMC (Gold) Pool # A40559
FHLMC (Gold) Pool # A42105
FHLMC (Gold) Pool # A47480
FHLMC (Gold) Pool # A48616
FHLMC (Gold) Pool # A49808 (
FHLMC (Gold) Pool # E00408
FHLMC (Gold) Pool # E01216
FHLMC (Gold) Pool # E01304
FHLMC (Gold) Pool # E86287
FHLMC (Gold) Pool # E86314
FHLMC (Gold) Pool # FG11784
FHLMC (Gold) Pool # FGP28000
FHLMC (Gold) Pool # G08122
FHLMC (Gold) Pool # G10992
FHLMC (Gold) Pool # G11850
FHLMC (Gold) Pool # G12438
FHLMC (Gold) Pool # N31304
FHLMC Bonds

FHLMC Notes

FHLMC Pool # A34672 (Mtgs Ky
FHLMC Pool # G11773

FHR 2512 PE

Fifth Third Bank Sub Notes

First MD Bankcorp Sub Notes
First Union Corp Sub Debs
Florence KY G O

FMR Corp Notes

FNMA 2006-M1 A

FNMA Bonds

FNMA Notes

FNMA Pool # 124921

FNMA Pool # 251752

FNMA Pool # 254062

FNMA Pool # 254486

FNMA Pool # 254585

FNMA Pool # 254631

FNMA Pool # 254688

FNMA Pool # 254757

FNMA Pool # 255706

FNMA Pool # 256089

FNMA Pool # 256146

FNMA Pool # 256181

FNMA Pool # 266220
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Par Amount

4,800,902
3,909,662
23,400,000
8,650,000
749,750
3,584,504
3,506,944
4,731,363
2,958,318
2,485,859
162,248
2,682,041
2,553,760
586,912
376,139
7,820,182
9,793,724
5,094,538
450,574
5,436,237
2,764,228
3,799,878
10,000,000
21,000,000
1,693,556
7,028,242
3,922,192
10,000,000
3,000,000
3,000,000
2,580,000
4,000,000
1,436,073
4,000,000

172,700,000

582,331
63,523
261,278
2,019,675
1,952,492
2,636,896
2,923,677
964,845
3,036,361
19,171,029
3,600,251
4,080,764
258,959



KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Fixed Income

FNMA Pool # 313035 DUS
FNMA Pool # 313644

FNMA Pool # 340755 (Mtgs Ky)
FNMA Pool # 343306 (Mtgs Ky)
FNMA Pool # 347255 (Mtgs Ky)
FNMA Pool # 381934 (Mtgs Ky)
FNMA Pool # 381935 (Mtgs Ky)
FNMA Pool # 382031 (Mtgs Ky)
FNMA Pool # 382971 (Mtgs Ky)
FNMA Pool # 384472 DUS (Mtgs
FNMA Pool # 385461

FNMA Pool # 386859 DUS (Mtgs
FNMA Pool # 420943

FNMA Pool # 456258

FNMA Pool # 457075

FNMA Pool # 460303 DUS
FNMA Pool # 503689

FNMA Pool # 521220

FNMA Pool # 535290

FNMA Pool # 597737 (Mtgs Ky)
FNMA Pool # 604970

FNMA Pool # 619078

FNMA Pool # 619775

FNMA Pool # 655866 (Mtgs Ky)
FNMA Pool # 668777

FNMA Pool # 676821 (Mtgs Ky)
FNMA Pool # 745051

FNMA Pool # 745085

FNMA Pool # 745128

FNMA Pool # 755598

FNMA Pool # 760762 DUS
FNMA Pool # 763651

FNMA Pool # 763722

FNMA Pool # 809741 (Mtgs Ky)
FNMA Pool # 809862 (Mtgs Ky)
FNMA Pool # 821465 (Mtgs Ky)
FNMA Pool # 824743 (Mtgs Ky)
FNMA Pool # 837362

FNMA Pool # 870948

FNMA Pool # 872014

FNMA Pool # 874195 DUS
FNMA Pool # 874338

FNMA Pool # 874339

FNMA Pool # 874340

FNMA Pool # 874342

FNMA Pool # 874399

FNMA Pool # 874422

FNMA Pool # 874502
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Par Amount

2,138,292
294,636
52,612
68,126
59,468
3,763,217
3,586,125
3,589,844
5,085,607
9,034,656
6,180,575
4,603,991
223,586
424,228
233,016
1,988,657
223,426
140,379
65,554
242,191
1,806,637
802,535
3,619,203
763,544
3,357,776
2,306,171
19,896,420
5,451,679
1,609,850
9,195,968
8,000,000
5,953,036
3,760,850
2,967,070
1,227,687
5,633,182
3,336,842
4,519,867
3,228,876
3,489,026
1,724,343
3,048,000
3,108,000
4,426,000
1,924,000
7,586,000
4,955,282
7,200,000



KY Teachers' Retirement System

Investment Holdings
March 31, 2009
Fixed Income Par Amount
FNMA Pool # 874634 5,000,000
FNMA Pool # 874785 12,630,000
FNMA Pool # 874794 3,520,000
FNMA Pool # 900852 3,792,833
FNMA Pool # 901683 2,932,263
FNMA Pool # 902823 3,569,463
FNMA Pool # 914480 4,291,269
FNMA Pool # 942887 4,091,511
FNMA Pool # 944608 3,592,898
FNMA Pool # 957153 5,915,329
FNMA Pool # 957180 4,867,015
Fort Knox Military Housing 5,000,000
Fortune Brands Inc Debs 2,000,000
FUNBC 2001-C2 A2 6,567,286
GATX Corp. 5,000,000
GE Global Insurance Hidg Not 11,825,000
General Dynamics Corp Notes 3,000,000
General Electric Cap Corp MT 3,000,000
General Electric Capital Cor 48,750,000
General Electric Capital Sub 2,000,000
General Electric Company Not 13,500,000
General Mills Inc Notes 4,000,000
General Mills, Inc. 3,000,000
George Washington Univ 2,000,000
Georgetown Univ. D. C. 10,000,000
Glendale WI Comm Dev 3,615,000
GMAC 2004-C1 A2 5,099,024
GNMA Mtg Pool # 30330 13
GNMA Mtg Pool # 417322 538,542
GNMA Mtg Pool # 448386 929,264
GNMA Mtg Pool # 457859 1,495,577
GNMA Mtg Pool # 47331 (Mtgs 7,518
GNMA Mtg Pool # 483355 (Mtgs 65,382
GNMA Mtg Pool # 483364 (Mtgs 76,895
GNMA Mtg Pool # 483382 (Mtgs 75,182
GNMA Mtg Pool # 483386 (Mtgs 67,775
GNMA Mtg Pool # 483388 (Mtgs 55,738
GNMA Mtg Pool # 486228 165,528
GNMA Mtg Pool # 499396 (Mtgs 49,026
GNMA Mtg Pool # 499991 161,203
GNMA Mtg Pool # 516691 (Mtgs 123,213
GNMA Mtg Pool # 539783 701,882
GNMA Mtg Pool # 567909 1,610,944
GNMA Mtg Pool # 570491 621,714
GNMA Mtg Pool # 573930 (Mtgs 2,837,152
GNMA Mtg Pool # 599800 1,317,444
GNMA Mtg Pool # 653913 1,910,562
GNR 2007-69 C 10,000,000
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KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Fixed Income

Goldman Sachs Capital Il
Goldman Sachs Group Inc Note
Goldman Sachs Group, Inc.
Great River Energy

Greenwich Captl Funding 2005
GSMS 2005-GG4 A2

Gulf Power Co

Halliburton Co.

Harley-Davidson Mtrcycle 05
Harsco Corp

Harvard University

Heinz (HJ) Co Debs

Heinz (HJ) Co Notes

Hershey Foods Co Debs
Household Finance Co Notes
Humana Inc Notes

IBM Corp Debs

IN Hsg & Comm Dev SFMR Rev B
Indiana Bond Bank Rev Bonds
Indiana St Hsg Ser B 3
Indianapolis IN Loc Pub Imp

Intl Lease Finance Notes

lowa Fin Auth SF Mtg Rev
JDOT 2008-A A3

John Deere Cap Corp 4.9 9/9/
Johns Hopkins University
Johnson & Johnson Debs
Johnson & Johnson Notes

Joy Global Inc

JP Morgan Chase & Co

JP Morgan Chase & Co Sub Not
JP Morgan Chase Comm 2005 CB
JP Morgan Chase Comm 2006 LD
Kansas St Dev Fin Auth Rev
KEDFA (Louisville Arena Proj
Kellogg Co Notes

Kentucky Asset/Liability Com
Kentucky Housing Corp (Taxab
Kentucky Infrastructure Auth
Kentucky Muni Power Agency
Keyspan Gas East Notes
Kimberly Clark

Kimberly Clark Corp
Kimberly-Clark

Kohls Corp

Kraft Foods Inc

Kroger Co

KY State Ppty & Bldgs Comm P
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Par Amount

3,000,000
5,000,000
4,000,000
15,000,000
5,000,000
5,000,000
2,257,000
3,000,000
8,913,657
5,000,000
4,000,000
1,200,000
3,000,000
2,000,000
4,000,000
15,000,000
21,000,000
5,235,000
5,955,000
8,210,000
13,635,000
7,500,000
8,540,000
7,000,000
25,000,000
2,000,000
4,900,000
5,000,000
10,000,000
10,000,000
5,000,000
19,241,474
20,500,000
5,440,000
11,000,000
10,500,000
2,550,000
8,320,000
1,000,000
3,025,000
9,400,000
13,000,000
3,000,000
500,000
3,000,000
16,000,000
16,745,000
11,555,000



KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Fixed Income

LBUBS 2001-C3 A2

LBUBS 2002-C4 A5

LBUBS 2004-C8 A4

LBUBS 2005-C2 AAB

Leggett & Platt Inc

Louisville & Jeff Co Ky Stu
Lowe's Companies Inc

MA Health & Ed Fac (Harvard)
Maple Grove Apts KY 223A7
Maple Street Apts KY 223A7
Marathon Qil Corp

Marshall & lisley Corp Notes
McCormick & Co

McCormick & Co.

McDonald's Corp

McDonald's Corp.

Medtronic Inc Notes 144A
Mercantile Bankshares Notes
Merrill Lynch & Co Notes
Metlife, Inc.

Metropolitan Life 144 A Surp
Michigan St G O

Minnesota Mining & Mfg Debs
Missouri Joint Muni Elec
Missouri St Hsg Dev Comm
Missouri St Hsg Dev Comm Rev
Morgan Stanley

Morgan Stanley Sr Unsecured
Mt Lebanon Cedars KY 223A7
Natioanl| City Bank Notes
National City Bank Notes
National City Kentucky Sub N
National Fuel Gas Bonds
Nationsbank Corp Sub Notes
Nationwide Life Gbl Fund Not
Nazareth Village KY 223A7
Nebraska Public Power Distri
New Jersey Economic Dev Auth
New York City Trans Fin Auth
New York Life Global Funding
New York Life Notes

Newell Rubbermaid Inc
Newport KY G O

Newport News Va Econ Dev Aut
NGPL PipeCo LLC

Nisource Finance

Norfolk Southern 5.75 4/01/1
Northstar Education Fin 2005
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Par Amount

10,000,000
6,500,000
5,000,000

14,500,000
5,000,000
1,955,000
7,000,000
5,000,000

84,784
115,923

20,000,000
4,000,000
5,000,000
9,500,000
1,000,000
2,000,000
3,000,000

10,000,000
8,000,000
7,000,000

12,000,000
5,665,000
6,950,000
9,250,000
7,620,000

10,000,000
3,000,000
3,000,000

513,598
4,000,000
5,000,000
3,000,000
5,000,000
2,000,000
4,000,000

30,437

10,000,000
4,300,000

10,000,000
3,500,000

13,500,000
6,000,000
5,000,000
3,360,000
8,000,000
6,000,000

11,500,000
9,204,000



KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Fixed Income

NSTAR Electric Co

NY St General Obligation Ser
NY State Urban Dev. Corp. Re
NYSE Euronext

Oak Tree Villa Apts KY 221D4
Ohana Military Comm LLC
Ohio Pet Underground Storage
Ohio ST Hsg Fin Agy Revenue
Ohio St. G.O.

Oklahoma Gas & Electric Note
Old Dominion Electric Coop B
Oracle Corp

Oregon State G O

Owensboro KY Elec Lt & Pwr R
Owensboro-Daviess Co KY IDA
Paccar, Inc.

Pacific Beacon LLC

Pacificorp 5.65 7/15/18
Paducah KY G O Bd
Panorama West KY 236
Parker Hannifin Corp
Pennsylvania Hsg Fin Agy
Pennsylvania St Turnpike Com
PepsiAmericas Inc

Pepsico Inc

Pfizer, Inc.

Philip Morris 4.875 5/16/13
Piedmont Natural Gas Notes
Pinecreek Apts KY 221D4
Pitney Bowes Credit Corp Not
Pitney Bowes Inc Notes

Plains All American Pipeline
PNC Funding Corp

PNC Funding Corp Sr Notes
Portsmouth VA G O (Taxable)
Praxair Inc Notes

Princeton University

Principal Life

Principal Life Inc Fdq Notes
Procter & Gamble Co Debs
Procter & Gamble-ESOP Debs
Progress Energy Carolina
Prudential Financial Inc MTN
Pub Svc Oklahoma Notes
Public Service Co Colo
Questar Market Resources
Realty Income Corp

Regency Park Apts KY 221D4

Page 46 of 52

Par Amount

10,000,000
6,480,000
2,500,000

15,000,000

315,094
4,000,000
5,000,000

14,405,000
1,000,000
2,000,000
4,166,640
3,000,000
3,000,000

10,910,000
1,980,000
2,000,000
5,000,000

18,000,000
6,715,000

137,788
6,000,000
6,655,000
4,720,000
2,500,000
6,000,000

10,000,000

13,235,000
2,000,000

304,390
3,000,000
5,000,000
6,000,000
5,000,000
3,500,000
4,205,000
8,000,000
5,500,000

15,000,000
4,000,000

15,000,000
6,180,537
2,000,000
9,000,000

10,000,000
3,500,000

10,000,000
7,000,000

517,335



KY Teachers' Retirement System

Investment Holdings
March 31, 2009

Fixed Income

Regions Bank

Regions Bank Sub Notes
Regions Financial Corp Sub N
RFMSI 2004-S6 1A6
Rosemont IL G O

Rucker Village Apts KY 221D4
San Francisco CAG O

SBAP 2005-20L 1

SBAP 2006-20H 1

SBAP 2006-20J 1

SBAP 2007-20I 1

SBAP 2008-20B 1

SBC Communications Inc Notes
SBIC 2005-10 B

SBIC 2005-P1 0A 1

SBIC 2006-P1 0A 1

SBIC 2007-10A 1

SBIC 2008-10A 1

Seariver Maritime Inc
Shepherdsville Village KY 22
Sisson Manor KY 223A7

SLM Corp Bonds

Smith International Inc

Snap On Inc

Southern California Edison
Southtrust Bank Birmingham N
Spectra Energy Capital Co
Staggers Manor KY 223A7
Starbucks Corp

Sth Carolina Elec & Gas Ist
Suntrust Bank Bonds
Suntrust Banks Inc Debs
Suntrust Banks Inc Sub Notes
Target Corp

Tennessee Valley Authority N
TIAA Global Mkts 4.95 7/15/2
Time Warner Cable Inc

Town Branch Apts KY 221D4
Transocean Inc

U S Bank Na Sub Notes

U S Treasury Bonds

U S Treasury Notes

U S Treasury Principal Strip

U S Treasury Strip Bonds
U.S. Treasury TIP

Union Pacific Corp

Union Planters Corp

United Technologies Corp Not

Par Amount

10,000,000
5,000,000
3,000,000

14,700,758
1,720,000

671,055
3,000,000
7,874,789
8,121,288
6,052,242
2,711,478
4,715,372
7,500,000
4,923,895

10,718,263
6,681,945
4,430,180
3,948,527
5,000,000

828,435

122,468

15,000,000

10,075,000
5,000,000
3,500,000
4,000,000
3,000,000

48,537

10,000,000
5,000,000
3,000,000
6,000,000
3,500,000
8,000,000

12,000,000

10,000,000

18,000,000

14,756
5,000,000
5,000,000

298,645,000
179,800,000
5,000,000

10,000,000

20,000,000
2,500,000
4,000,000

30,000,000
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KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Fixed Income

Univ NC Charlotte Rev

US Treasuty Note 1.125 1/15/
USAA Auto Owner Trust 2005-4
USAA Capital Corp

USB Capital IX

Valero Energy Group

Verizon Communications
Verizon New York Inc Debs
Viacom Inc Notes

Virginia St Hsg Dev Auth Ser
Wachovia Cap Trust Il
Wachovia Corp Bank Notes
Wachovia Sub Notes

Wal-Mart Stores Inc

Wal-Mart Stores Sr Notes

Walt Disney Company
Washington Post Co.
Washington St Univ Ser B
WBCMT 2002-C2 A4

WBCMT 2003-C6 A4

WBCMT 2003-C7 A2
Wellpoint, Inc.

Wells Fargo Bank NA Sub Note
Wells Fargo Bank Senior Note
Wells Fargo Company Sub Note
Wells Fargo Finl Auto Tr 200
Westerm Financial Bank
Weyerhaeuser Company Debs
Wisconsin Housing Taxable Se
Wisconsin Public Service Sr
Wisconsin St Gen Rev Bond
WM Wrigley Jr Co Notes
Woodsview Apts KY 221D4
World Savings Bank Notes
WPS Resources Corp Sr Notes
Wyeth

XTO Energy Inc

Yum Brands Inc Senior Notes
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Par Amount

1,165,000
6,500,000
6,008,654
10,000,000
4,000,000
11,000,000
7,000,000
11,000,000
15,000,000
5,887,500
8,000,000
2,000,000
4,400,000
4,000,000
15,000,000
3,000,000
5,000,000
4,050,000
5,000,000
5,000,000
6,000,000
2,000,000
7,000,000
3,000,000
22,000,000
2,829,479
2,000,000
5,000,000
3,480,000
7,000,000
10,000,000
14,000,000
826,419
8,000,000
7,000,000
13,345,000
5,000,000
8,000,000



KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Real Estate

CVS Drug Store Belpre OH
CVS Drug Store Indianapolis
CVS Drug Store Lenoir City T
CVS Drug Store Linton IN
CVS Drug Store Mitchell IN
CVS Drug Store Nashville TN
CVS Drug Store Shelbyville |
CVS Drug Store Wabash IN

K Mart Store Terre Haute IN

K Mart Store Winchester KY
Kohl's Store North Wilkesbor
Kroger Revco Owensboro KY
Kroger Store Richmond KY
Lowe's Store Conroe TX
Lowe's Store Elizabethtown K
Lowe's Store Hamilton OH
Lowe's Store Lafayette IN
Lowe's Store Marion IN
Lowe's Store Paducah KY
Lowe's Store Pikeville KY
Lowe's Store Sherman TX
Mercantile Warehouse Louisvi
Prudential PRISA Real Estate
Rite Aid Horse Cave KY
Sam's Warehouse Paducah KY
Walgreen's Store Avon IN
Walgreen's Store Bay City Ml
Walgreen's Store Cedar Lake
Walgreen's Store Chattanooga
Walgreen's Store Clarksville
Walgreen's Store Decatur IL
Walgreen's Store East Ridge
Walgreen's Store Effingham |
Walgreen's Store Elizabethtw
Walgreen's Store Evansville
Walgreen's Store Franklin IN
Walgreen's Store Gallatin TN
Walgreen's Store Glen Carbon
Walgreen's Store Hillview KY
Walgreen's Store Hopkinsvill
Walgreen's Store Huntsville
Walgreen's Store Jeffrsnvlle
Walgreen's Store Karns TN
Walgreen's Store Knoxville T
Walgreen's Store LaVergne TN
Walgreen's Store Lebanon TN
Walgreen's Store Lincoln IL
Walgreen's Store Lowell IN
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Par Amount

2,132,000
3,129,198
2,140,000
2,216,038
2,673,086
2,870,000
2,683,140
2,657,972
12,509,615
2,715,513
6,077,902
2,232,400
2,305,000
7,859,747
8,409,000
8,497,160
7,600,000
5,682,420
7,351,000
5,530,000
8,726,000
7,730,000
51,755,019
370,000
3,600,000
3,996,000
4,857,000
3,688,000
5,085,000
3,403,460
3,575,000
2,283,800
4,235,000
7,208,000
10,602,812
3,525,000
3,678,500
4,621,000
3,630,000
4,259,000
3,862,681
7,031,894
4,315,000
8,378,785
3,200,000
4,630,254
3,575,000
3,140,000



KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Real Estate

Walgreen's Store Muncie IN
Walgreen's Store Muskegon Mi
Walgreen's Store Nashville T
Walgreen's Store New Albany
Walgreen's Store Plainfield
Walgreen's Store Prospect KY
Walgreen's Store Red Bank TN
Walgreen's Store Saginaw Ml
Walgreen's Store Smyrna TN
Walgreen's Store Somerset KY
Wal-Mart Store Asheville NC
Wal-Mart Store Covington VA
Wal-Mart Store Hardinsburg K
Wal-Mart Store Jefferson Cit
Wal-Mart Store Lafayette TN
Wal-Mart Store Lenoir City T
Wal-Mart Store Princeton KY
Wal-Mart Store Vincennes IN
Winn Dixie Hillview KY # 166
Winn Dixie Lakeland FL

Winn Dixie Leitchfield KY #
Winn Dixie Lexington KY # 16
Winn Dixie Radcliff KY # 161
Winn Dixie St Matthews KY #
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Par Amount

7,865,000
3,736,000
9,951,000
3,835,000
3,620,000
4,855,000
3,018,000
4,959,000
3,770,000
3,568,549
24,555,000
9,176,000
960,100
8,599,000
10,379,000
11,181,000
2,913,682
11,920,000
3,013,000
4,679,321
2,145,833
3,407,000
3,590,146
4,348,437



KY Teachers' Retirement System
Investment Holdings
March 31, 2009

Repurchase Agreement 274,800,000
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Investment Holdings
March 31, 2009

Alternative Investments

Alinda Infrastructure Fund |
CapitalSouth Partners Fund |
Cash - Molpus Lake Sup Hiwas
Cash - Molpus Lake Superior
Chrysalis Ventures Il LP

Fort Washington Fund V

Fort Washington Fund VI
Hancock Bluegrass LLC-Oregon
KKR & Co European Fund lll
KKR & Co Fund 2006

Molpus Lake Superior Hiwasse
Molpus Lake Superior Michiga
Riverstone/Carlyle E&P Fund
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KY Teachers' Retirement System

Capital Contributed

11,248,524
2,000,000
146,865
501,528
6,799,012
6,210,422
5,593,400
25,000,000
2,202,000
17,805,000
8,934,228
75,645,850
13,756,660



